POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)

for the month of June 2004

SALES/
DATE LINE# SECURITY DESCRIPTION YIELD PURCHASES MATURITIES GAIN/LOSS COMMENTS
6/1 58054 CP SOCIETE GENERALE 1.03 50,000,000 MAT
6/3 58113 CP WELLS FARGO & CO 1.03 50,000,000 MAT
6/4 58053 CP CXC LLC 1.03 43,750,000 MAT
6/4 58131 CP JUPITER SEC CORP 1.10 50,000,000 PURC
6/7 57804 CP NORTHERN ROCK 1.14 50,000,000 MAT
6/7 58133 CP CONCORD MINUTEMEN CAP 1.1 50,000,000 PURC
6/9 57791 CP NORTHERN ROCK 1.15 50,000,000 MAT
6/9 58136 MTN TOYOTA MOTOR CREDIT 3.03 25,000,000 PURC
6/11 57805 CP SYDNEY CAPITAL 1.17 16,840,000 MAT
6/15 57790 CP CC USA 1.16 50,000,000 MAT
6/15 58140 CP PARADIGM FDG 1.21 50,000,000 PURC
6/16 58142 MTN EUROPEAN INVT BNK 3.03 25,000,000 PURC
6/17 58145 CP BAVARIA TRR 1.25 50,000,000 PURC
6/18 57622 CP SIGMA FINANCE 1.15 40,000,000 MAT
6/18 57978 CP SYDNEY CAPITAL 1.04 50,000,000 MAT
6/22 57985 CP TANNEHILL CAPITAL 1.05 41,115,000 MAT
6/22 58152 CP GIRO BALANCED FDG 1.18 49,605,000 PURC
6/23 57990 CP SILVER TOWER US 1.05 50,000,000 MAT
6/28 58161 FNMA CALL 9-28-04 QTRLY 3.27 25,000,000 PURC
6/30 57718 NCD ROYAL BANK CANADA 1.18 50,000,000 MAT
6/30 57721 NCD BANK ONE CORP 1.17 25,000,000 MAT
6/30 57722 NCD UBS AG 1.18 25,000,000 MAT
6/30 57730 NCD SVENSKA HANDELSBANKE 1.19 50,000,000 MAT
6/30 57739 NCD BANK ONE CORP 1.16 50,000,000 MAT
6/30 57745 NCD ROYAL BANK CANADA 1.14 50,000,000 MAT
6/30 57746 NCD DEUTSCHE BANK 1.16 50,000,000 MAT
6/30 57753 NCD BLB 1.14 50,000,000 MAT
6/30 57767 NCD ROYAL BANK CANADA 1.21 50,000,000 MAT
6/30 57768 NCD SVENSKA HANDELSBANKE 1.21 50,000,000 MAT
6/30 57769 CP BANK OF AMERICA 1.22 50,000,000 MAT
6/30 57773 NCD CIBC 1.20 50,000,000 MAT
6/30 57927 CP JUPITER SEC CORP 1.06 25,000,000 MAT
Total 324,605,000 1,066,705,000
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